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Abstract. A distribution with finite mean and infinite variance behaves different from a distribution 
with finite mean and variance. The central limit theorem assumes distributions with finite mean and 
variance. 
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INTRODUCTION    
 
A distribution with finite mean and variance is presented in this paper. Financial 
events considered almost imposible according to the normal distribution occurs. In this 
situation we may assume that the variance is infinite. The distribution presented in this paper 
is different from Cauchy distribution wich does not have mean. 
 
MATERIALS AND METHODS    
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5) The probability density function is a bell shaped distribution. (Fig. 1) 
 
 
Fig. 1 The probability density function 






































































































































































































































































































We used equalities (1) si (2)  
 
3) The variance of the distribution is infinite 





















































































We used equality (3) 
 
RESULTS AND DISCUSSIONS     
 
We proved that the distribution presented has finite mean and infinite variance. This 
is an important result knowing that the Central Limit Theorem assumes distributions with 
finite mean and variance. 
CONCLUSION    
 
Our distribution is a bell shaped distribution that has a different behaviour compared 
to the Normal distribution. The probability density function is twice differentiable 
everywhere. 
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